Introduction.
A general formula, for moments of arbitrary order of the number of upcrossings of a level u by a stationary normal process in unit time, was obtained by Cramer and Leadbetter [l] , using a combination of techniques due to Kac [3] , and Ylvisaker [6] . Ylvisaker [7] has weakened the conditions of this result slightly by a proof which depends on interesting applications of martingale convergence theory and which may be applied also to nonstationary normal situations. In this note we give a somewhat different direct procedure, under the weakened conditions, for the calculation of these moments. This procedure gives an alternative to that of Ylvisaker [7] for normal processes, without the use of martingale theory, and may be also applied to nonnormal situations in the same way as the discussion in [4] for the first moment.
We shall here give the "counting procedure" used to obtain the number of upcrossings, sketching the derivation, and indicating the extension to nonnormal cases. A detailed proof along these lines (for the stationary normal case) will be given elsewhere (Cramer and Leadbetter [2]).
2. A general result. We shall consider a process x(t) possessing, a.s., continuous sample functions and, for a given integer k, absolutely continuous 2fe-dimensional distributions with corresponding densities of the form ƒ*!...< 2 *(#i * * • #2&). There will be no loss of generality in considering the number N of upcrossings of the zero level by x(t) in O^Jrgl, which is a well-defined random variable (cf. [4] ). (1) we then obtain the following result by straightforward calculation. It can be shown by dominated convergence that the w-limit in (2) can be taken inside all the integral signs, and it is then an easy application of monotone convergence as €-»0 to obtain the result:
THEOREM. For the process x(t) considered, the Mh factorial moment of N is
Certain nonnormal processes may be treated in a similar way from (2) to obtain (3), (see, for example, the derivation of 8>N in [4] for the envelope of a stationary normal process.) In general we may obtain a result corresponding to that given in [4] for the mean. That is g t , T is the joint density for the x(fi) and the incrementary ratios (x* <+T -3c^)/r. Then we have the following result. 
TTiew (3) holds f or the process x(t).

